HIGHLIGHTS
 We use a novel Bayesian inference procedure for the Lyapunov exponent  We apply the new technique to daily stock data for a group of six countries  The interaction between returns and volatility is taken into consideration jointly  We employ Sequential Monte Carlo techniques  The evidence shows that there is noisy chaos both before and after the crisis *Manuscript Click here to view linked References {x t ; t = 1, ..., T } y t = f (y t−L , y t−2L , ..., y t−mL ) + u t , u t |σ t ∼ N (0, σ 
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